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DAILY POSITION REPORT
As of As of November 3, 2000
L Pasition J Maturity / Gap Risk ] I Valueal-Risk r&L
Business Unit - Cammedity Group [ Neopea | Limat | _Semstivny | Limat 1 [ 1-Day Umit [ Today [ SDeyRoling | MTD) T
ENRON NORTH AMERICA Frsaa645 17 a2 508 |7 $44216 1o
GAS TRADING 334 300 Bef (235.8) 350Bf | $27,295 || ssv.000 |* $21,063 $8,404 $23,954
UNITED STATES Y 238.2) 525.568 21,081 7171 22,605 X
CANADA 34 33 34413 (IR)) 1.233 1.349 (1,167), 35.607
POWER TRADING 52.6 soMiIMWH || 79 | 25MiMWH ] $20,235 || 350,000 |* $4,095 $33,642 $19,893 ($5.174) $486,022
EAST TRADING 1.5) $12.850 98 (BRI 2,001 (4981 59.488
WEST TRADING 19 $16.130 6N 41.94¢ 17,797 19.017 426,722
CANADA TRADING 523 512270 0 644 9 91 IR
[ CROSS COMMODITY TRADING ] [ s1,576 ][ ss000 $459 | $370 | (51.835)] $9.233 |
(" oruer | $0 | $0] (59298  (s83.629))
ENRON EUROPE $1312 ] ($3296)] - - (S2.865)] . $4USAT6 |
[ ENRON METALS J [ 71209 [ 375.000 Metric Tons | [ (547,235) | sovouMewicTons | | 34873 ][ 58,000 $661a]  (51678)]  (518.569)] $15,225 |
EURQOPEAN TRADING $15,135 . ($3.379) $6,965 ($1,638) $11,857 $352,491
EUROPEAN GAS ** 135 260 Bl 278 90 Bel $2.665 $7.500 470 2.843 1917 14.645 (1K.512)
UK ELECTRICITY ** 492 68 Mil MWH “3) 15 Mol MWH 14,588 || sts.00 220) 7834 3.030 9.039 206,502
CONTINENTAL ELECTRICITY 17.6 20 Mil MWH ©.0) 20 Mil MWH $1.944 [ 4000 @.13%) 1.262) (5,145)| (.17 38.730
NORDIC FLECTRICITY 7.3 20 Mil MWH 21 20 Mit MWIH si3zs ]| ssom (132) oM (.210) 2.503) 7259
STRUCTURED DERIVATIVES UK 252 (460 (VLY [RERA} 60.790
ENRON CREDIT [ s $100 Mit | ss2 ][ s1,000 4 100 122 1153 3150
DEBT TRADING sz 1 5250 Mil ] { 346 || $2.000 31 7 ) (2xS) 1 582
OTHER 26 [1L2)] 26 104 52961
T
EES EUROPE ] | $0 | (5166)! $40 | $3,846 | $37,761 }
ENRON GLOBAL MARKETS [ 3970 [ (s2024)] $3.999 | $25]  s238410 ]
GLOBAL PRODUCTS 2.3 v2sMieeLwrl | 71 | ismneeLwr_ | s7a16 || s8000 |p an W43 601 (24.000) 13367
WEATHER 21 $100 Mil $1.605 || $3,000 16) o) 629 ) 12,865
COAL TRADING 36 15 Mil Tons [T ] sMmutem | s1.83 [ 34,000 (223) (2.564) 297 559 11.0%7
EMISSIONS ALLOWANCES 10.0) | Mil Credits [ 00 1 tmiCredis s748 || 53.000 10 266 4 798 G
FINANCIAL TRADING $1,065 $5,217 $2,199 $22,794 $200,181
V.S DRIFT 14 3804 1,562 22,491 116,149
UK DRIFT 52 a71s 52 1817 20563
. FQUITY TRADING ($5.6) 100 Mil s || 56000 620 558 88 12.214) 55,722
SOFT COMMOIMTIES TRADING 247.0 2000 ontracts 87.¢ 2000 Contacts 318 $750 4 [Ca1) (40)] 6 40
SRAIN TRADING 90.0 1000 Contracts 90.0 1000 Contracts 322 $500 4 ¢16) a2y 4t 10
MEAT TRADING (105.0} 1000 Contracts (105.0) 1000 C ontracis $103 $750 ), ) S A, (La)
. _FXJINT RATE TRADING $24.3 $100 M} $294 $3.000 £105) 49 61 no 163
$54.908 $100,000mp
ENRON INDUSTRIAL MARKETS [ s5a0]  $1,186 | $943 | $1,161 | $32,681 |
L PULE & PATER 178,227 00,000 Metric Tons 102820 300,000 Meuric Tons $709 || $3.000 (S41) 1.167 921 1.066 197
LUMBER (13,939} 22000 MBF (14,498} 22.000 MBF 356 $250 %) It 22 105 [NLY
____STEEL TRADING 1650} 100.000 Net Tons 650) 200400 Net Tons 52 $1.000 1] 12 ] Ly s
ENRON SOUTH AMERICA [ ($258)] ($564)] s267)] $52 | $10,306 |
S CONE GAS TRADING YR 35 Bl I se T 08¢ | s s2000 | 36 W7 1249 762 LI
5 CONE POWER TRADING oo I Somamwie || oo | ssmamwn ] | s289 || $5.000 | 29 1S 27 (@) IREYE
5. CONE CRUDE TRADING (222 (107) [S30 854 4Ny
ENRON ASEA, AFRICA [ $114] $140 | $105 | 5646 | $4,755 |
AUSTRALIA POWER TRADING _] [ (an 1 3 Mil MWH (0.6) ] 6 Mil MWH ] $345 1 31000‘] [ P4 [ 140 I IOSJ 646 I a7ss |
ENRON KROADBAND SERVICES ( s1a9]  (s5,549)] sa32)]_ s6793) 8.2
o BANDWIDTH TRADING r 1389.3) LA:NY TDM DS3 ” 61.5) I LA-NY TDM D83 ] I $21 H $2.00 j [ 149y (ﬁ_,wnl [LRM) \6.7‘”)[ UL '3“]
ADVERTISING TRADING [ 10 w20PP 7.9 782 CPP sﬂ {JI.()OO ] l 0 0 1 0 g ] 0 J
ENRON ENERGY SERVICES [ s3asr)issom ]t [ s257m2] $1868 ] (sa.691)] 815964 ] - $259,629 |
GASTRADING [ en ] Bel ey T Bef ] 5398 | [ 92 | 1,865 | o] 14360 | 37007 |
 POMER TRADING I ss | Ml MWH U an | MM | $3.19 | 1 2.480 | s 4 0m] 1.604 | 222622
CROSS PORTFOLIO DIVERSIFICATION EFFECT
FOIVLTRADING [ ssazms][swooo0 )y [__s28155]  ssog7a|  sa0598|  s1se73 ] $2,079,167 |
"~ ORIGINATIONS $49 $5,076 $24 $7,606 $49,801 |
s 49 <076 2 7,606 50021 |
. .VRVIQ'Y)U:\‘QL L 0 0 ] 0 0 ‘:[';,4‘
)
TOTUAL FRADING with ORIGINATIONS [ 528204  $56050 | s40.622]  $23,278 | $2,128,%8 |
AT . 1
'MERCHANT PORTFOLIO [ s2am0 | [ $3.473 | $5,761 | $8.840 | ($116.754)] $1,686 |
" CAPITAL PORTFOLIO [ see T s300 mil [ so ) _swom)| | $0 | $0 | $0 $0 $126.373
SERTNDY (31677 se1st1]  sa9.462 | (393475  $2:257.028 |

I ludes Diveraficatan Effect

Inchudes ) Bk Ponfulio activiry

1A}
By

Pending < alculaion of NI

Povtinn and [ymit eepresent Marimum expsune

CONFIDFENTIAL AND PROPRIETARY
DO NOT COPY

EC 000162307




(/)

CONFIDENTIAL AND PROPRIETARY

DAILY POSITION REPORT

As of November 3, 2000

[ Poclimen 1 Veborut- Rk PaL iS00t 5|
Basimem lindt - Commediey Grosp [ Naopws Limt ] iy 1 Lot Today | SDmRoieg T MTD I qro T Far) ]
[MERCHANT PORTFOLIO _ {2430 | T sl ssoal™ ~sase [ siersol siese]
ENRON NORTH AMERICA, Net Fair Value 1078.1 $86 $5217 $S151| (s24,636)] _ $67.731
CANADA 449 200 19 24N 1.169 6.925
DOWNSTREAM 0.0 (226}
EAST ORIGINATIONS 0.0 .
ENERGY CAPITAL RESOURCES 90.5 [l (L] “4n LEALY
GAS ASSETS 10.) “NT- a M w0
GENERATION EAST 943 A58 815\
GENERATION WESY ne 252 282 252 19430
IGUANA 0.0 “n3
PAPER 15.7 - - - - 110.490)]
PORTFOLIO 4129 (489 LI 3.086 {22.088)] {209,450
PRINCIPAL INVESTING Ter “s o4 190 (.28 107.460
SPLCIAL ASSETS - PERFNRMING 24 (L3} 0y 1612 122) 137.9%0
SPECIAL ASSETS - NON-PERF ORMING 10.7 n bl » 4.91%) 144 409)
TREASURY an (15.43N
WEST ORIGINATIONS 19
ENRON EUROPE, Nef Fair Value 504 $1,194 $2,408 1,492 3,880 30,456
PURLIC 209 1194 2.40% 1482 3880 407
PRIVATE 2.6 29810
HEDGES a0 ne
STRUCTURED CREINT 0.0
ENRON CALME, Nef Fair Value 3363 . . . B .
rUBLIC 156.)
PRIVATE 180.2
CONVERTIBIE PRIVATE 0.0
STRUCTURED CREDIT 00
ENRON ASIA PACIFIC, Net Fair Value 1296 - - - - -
PRIVATE 1.0
STRUCTURED CREINT 26
[_ENRON INDIA, Net Fair Value 1 e} -1 - -] L] 56 |
| PUALIC )i 00 | ] 1 { | |
ENRON NA INT'L, Net Fair Value 12 . . B . .
PUBLIC 0.0
PRIVATE 12
CONVERTIBIE PRIVATE 00
STRUCTURED CREDIT 00
[ ENRON CAPITAL MGMT, Net Fair Value (A) 1919 ($268) $2.487 $1.700 $),179 $36,323
MPPUBICEQUITY L% ) 19 24M 1746 7”2 31,200
NON SLP PUBLIC FQUITY 00
SLPPRIVATE EQUITY 107.0 4840
SIL.PCONVERTIBILE PREFERREIVDE BT 00 o4
SILP WARRANTS 0.0
SILP WARRANTS PUBLIC 006 . hA
SLP CANADIAN PUBLIC EQUITY s 119 10 140} 457 4“3
SLEPRIVATE EQUITY PARTNERSHIPS 0.0 1156}
NONSLP PRIVATE EQUITY PARTNERSRIPS 0.0
S4P STRUCTURED CREDIT LR (il
SLP . PORTFOLIO INSURANCE 00
[_ENRON corp 122 ] (s165)] (s158)] $284 [ (311,364) (sm,mui
[ rusIIC 1 22 } o] ] | (11360 I
ENRON BROADBAND SERVICES, INC. 60.6 $14 $70 ($HSK) $2.122 | $157.407
PURLIC L " N (RAXY 1112 166.407
PRIVATE o (9.000)
WARRANTS 0.0
ENRON NET WORKS 15.3 $0 $0 $0 (uw_l $1,814
PRIVATE no . -
PRIVATE EQUITY PARTNERSHIPS 4.3 Mml 1814
ENRON GLOBAL MARKETS 369 (390) $6 $2 $M47 (57-2&").‘
TOTAL RETURN SWAP (X3} . 679
ACCRUAL INCOMF. 00 (21}
PRIVATE RN 01 (8.069)]
STRUCTURED CREDIY 49 KUl LY 2 a8 ”2?
ENRON RAPTOR 1 T4 $2,613 ($4,268) $1,069 | (sa761)] ($146.570))
US PUBLIC 488 (2.89)) (10.790)| (7.64%) (39.2M)] 26.261 )
LS PRIVATE 14 . - -
CONVERTIBIE - PRIVATE w7
WARRANTS - PRIVATE M9 . . . -
WARRANTS - PUBIIC 1.2 (23] 51 35 (65R)) 443
CANADIAN - PUBLIC 1.4 (1) (3 {19) 127 200
CANADIAN - PRIVATE s - -
PRIVATE EQUITY PARTNERSHIPS 650 -
UN STRUCTURED CREDIT-BOOK 113.3 [rs [’ % 257
USSTRUCTURED CREDIT-MTM 00
EGF SLF - US STRUCTURED CREDIT 03
EGF SLP - PRIVATE EQUITY PARTNERSHIPS 1R . - -
EGF AL - CANADIAN PUBLIC 09 o) o)) an 197 121
EGF SLP - US PUBLIC 52 459 782 852 221 3.095
LGF SLP . WARRANTS PUBLIC 01 14 > s P k"
EBS PUBLIC 852 §087 ™ 7.191 (4R, T94), (122.464)
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